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int LonglchimokuTnkPrd = 9;

int ShortlchimokuTnkPrd = §;

int LonglchimokuKijunPrd = 26;

int ShortlchimokuKjnPrd = 26;

int LonglchimokuSnkPrd = 52;

int ShortlchimokuSnkPrd = 52;

int LongSMAPeriod = 50;

int ShortSMAPeriod = 50;

int LongEMAPeriod = 50;

int ShortEMAPeriod = 50;

int LongATRPeriod = 3;

int ShortATRPeriod = 3;

int LongATRPeriod2 = 63;

int ShortATRPeriod? = 63;

int LongProfitTrgAtrPrd = 30;

int ShortProfitTrgAtrPrd = 30;

int LongBarsValid = 18;

int ShortBarsValid = 18;

int LongExitAfterBars = 14;
int LongStoploss = 1;

int ShortExitAfterBars = 14;
int ShortStoploss = 1,

int LongSmallestRangePrd = 97,

int ShortSmallestRngPrd = 97;

double LongProfitTargetCoef = 4.6;

double ShortPriceEntryMult = 0.8;

double LongPriceEntryMult = 0.5;

double ShortProfitTargetCef = 4.5;
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HighMonthly = Ichimoku. SenkouSpanB

And

ATR (Long1) = ATR2 (Long1)

5 501 5 a9 Wb pudgl STY SWolro 1 g5 sl JUSumw oy oo Jasl o (VYY) Jouis
S5V el | za Ayl SR ol jole dal s

oS 4t

OpenMonthly=Close

And

SMA crosses below CloseWeekly

And

HighWeekly>= EMA

G ol J¥5 a M pdgl j g S g g S (6,15 W0yl Jayl g :(VF) Jgun

S Ao g g Ao oo lAF Sl lal 5

o a4

if LongEntrySignal

{

COpen Long order at
(

lchimoku. TenkanSen+

LongPriceEntryMult * SmallestRange Limit

A1)
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)

Order valid for LongBarsValid bars

Stop Loss = LongStoploss pips

Profit target = LongProfitTargetCoef * ATR{Long Profit1)

Exit After LongExitAfterBars bars
¥

50 ¥ g Wb (gl € y9u dlolno 39,9 (5152 adg! JUSmr b 3l Lyl :(10) Jgo

gt alalae 395 (sl adg) JUSem pa ko Ly

af 4l

LowMonthly= Ichimoku.SenkouSpanB

And

ATR(Short1) < ATR(Short2)

gt celae 5 g ) i a8 yoba S

o5 4t

OpenMonthly > Close

And

SMA crosses above CloseWeekly

And

LowWeekly< EMA
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if ShortEntrySignal

and Mot LongEntrySignal

{

Open Short order at

(

Ichimoku. TenkanSen-

ShortPriceEntryMult * SmallestRange Limit

)

Order valid for LongBarsValid bars

Stop Loss = ShortStoploss pips

Profit target =
Profit target = ShortProfitTargetCef * ATR.

Exit After ShortExitAfterBars bars

}

G pol J¥5 4 M (gl Cons g (9901 0,95 (IS 0,155 (1Y) Jgua

A sladily. 5 wAalesl 99 e e
390 )5 26905.61 § 2493311 § 197255
el e 269615 % 24085 § 197655
Al b 55.80 5 5180 § 4%
5y 25 (il 2057 S 21028 16.16 §
ailale s Kils 625.7 % 639.31% 493 §
RE| BRI < 8068.33 § 83115 1972 §
AL g o Eila do s 29567 % 23933 % 20 %
> I P g P 122 112 10
Drawdown 11.48 % 1148 5 2%
%Drawdown 0.08 % 0.08 % 0.02 %
Sharpe ratio 1.35 1.32 293
Profit factor 482 4 4815 49413
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